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1. Gidi thiéu

= Ly thuyét quyét dinh nghién clu cach phan
tich va tong hop dr liéu nham ho trg viéc ra
quyét dinh.

= Thé nao la mot quyét dinh tot?

= MOt quyét dinh tot la quyét dinh cé co sé logic
rd rang, xem xét moi dr liéu lién quan va cac
phuong an kha thi, ap dung cac mé hinh phan
tich dinh luong thich hop cho van dé can giai
quyét
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2. Cac budc ra quyét dinh

1. X&c dinh van dé rd rang va dé hiéu.

Liét ké cac phuong an kha thi.

3. Xéc dinh céc bién c6 c6 thé phat sinh anh
hudng dén van dé.

4. Liét ké cac gia tri payoff hoac Igi nhuan cua
moi két hgp gitra phuong an va bién co.

5. Chon mét md hinh ra quyét dinh thich hgp
trong ly thuyét quyét dinh.

6. Ap dung mé hinh dé tinh téan va ra quyét
dinh.

N
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Thi du: cong ty Thompson
Lumber

Xac dinh van dé San xuat va kinh doanh cac loai nha kho trong san nha.
M@ rdng san xuat nham tim ki€m 10i nhudn 16n nhat.

Liét ké cac phuong an 1. Xay dung nha may 16n
2. Xay dung nha may nho
3. Khong xay nha may

Xac dinh cac bién c6 Thi trudng cé th€ thuén 10i hoac khong thuén 10i cho
mat hang nha kho trong san nha.

Liét ké cac gia tri Payoffs Li€t ké cac gia tri payoff cla mOi két hop gilta phuong
an va bién co0.

Chon lua mo hinh Co tl}é° dung mo hinh bang quyét dinh hoac mé hinh cay
quyét dinh dé gidi bai toan nay.

Ap dung mé hinh tinh toan va Gi:';li mo hinh va c6 th€ dung ky thudt phan tich d nhay
ra quyét dinh dé danh gia két qua.
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Bang quyét dinh cla cong ty
Thompson Lumber

Tinh huOng thi trudng
Cac phuong an Thi truOng thuan Thi truOng khong
10i ($) thuan 10i ($)
Xay nha may 16n 200,000 -180,000
Xay nha my nho 100,000 220,000
khong lam gi ca 0 0
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3. Phan loai tinh hudng ra quyét dinh

= Loai 1: Ra quyét dinh trong tinh huéng chac chan.

> Ngum ra quyet dinh bi€t mot cach chac chan két qua cla
moi phuong an. Trong thuc té hau nhu khéng cé tinh huéng
nay.

= Loai 2: ra quyét dinh trong tinh huéng c6 rui ro.

» Ngudi ra quyét dinh biét dugc xac suat xay ra cla cac bién
cO trong bai téan ra quyét dinh. Thi du: xac suat cua tinh
hinh thi trudng thuan |0

" Loal3:ra quyét dinh trong tinh huéng khong chac
chan.

» Ngugi ra quyét dinh khong biét dugc xac suat xay ra cla
cac bién c6 trong bai tban ra quyét dinh.
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4. Ra quyét dinh trong tinh huéng
khong chac chan

= Trong tinh hudng khéng chac chan, ngugi ta thudng dung
mot trong cac tiéu chuan ra quyét dinh sau:
" Maximax
" Maximin
* Kha nang nhu nhau (Laplace)
= Tiéu chudn Hurwicz (thuc tién)
" Minimax
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a. Tieu chuan Maximax

" Tieu chuan Maximax:

Phuong an duoc chon co gia tri payoff 16n nhat trong so
cac gia tri 16n nhat cla cac phuong an.
Tiéu chud@n lac quan.

Tinh huOng thi truOng
Phuong an Thi trudng thudn 10i |  Thi trudng khéng
®) thuan 10i ($)
X4y nha méay 16n 200,000 -180,000
X4y nha may nho 100,000 -20,000
Khong 1am gi ca 0 0
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Tiéu chuan Maximax

Tinh hudng thi trudng
. Maximax
Phuong an , . . , , . R .
Thi truOng thuan 1gi | Thi truOng khong thuan
(%) 10i ($)

Xay nha may 16n 200,000 -180,000 200,000
Xay nha may nho 100,000 -20,000 100,000
Khong lam gi ca 0 0 0

Phuong an dudc chon: xay nha may 16n
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b. Tiéu chuan Maximin

Tiéu chuan Maximin:

Phuong an duoc chon cé gia tri payoff 16n nhat trong s0 cac

gia tri payoff nh6 nhat cla cac phuong an.
Tiéu chu@n bi quan.

Ho Chi Mink

Tinh huOng thi truOng
Phuong an Thi truOng thuan Thi truGng khong
10i ($) thuan 10i ($)
Xay nha may 16n 200,000 -180,000
Xay nha may nhd 100,000 -20,000
Khong lam gi ca 0 0
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Tiéu chuan Maximin

Tinh huOng thi truOng
Phuong an Thi truOng thuan | Thi truOng khong Maximin
10i ($) thuan 10i ($)
féany dung nha may 200,000 -180,000 -180,000
Xdy dung nha may 100,000 -20,000 -20,000
nhoO
Khong 1am gi ca 0 0 0

Quyét dinh: khong lam gi ca
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c. Tiéu chuan Hurwicz

* Tiéu chuan Hurwicz (tiéu chuan thuc tién)
— Ta duing hé so a dé danh gia cac phuong an

—0<as 1
Tinh hudng thi truOng
Phuong an Thi trudng thudn 10i | Thj trudng khong
(%) thuan 10i ($)
Xay nha may 16n 200,000 -180,000
Xay nha my nho 100,000 220,000
Khéng lam gi ca 0 0
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Thompson Lumber:

CR = a*(gia tri max cUa hang)+(1- a)*(gia tri min cUa hang)

Tinh huOng thi truOng
CR (Criterion of

] C C Reali

Phuong an Thl truOng Thi truOng khong ea_t)sr:;)
thuan 10i ($) thuan 10i ($) a =0

Xay nha may 16n 200,000 -180,000 124,000
Xay nha may nho 100,000 -20,000 76,000
Khong 1am gi ca 0 0 0

Quyét dinh: xay nha may 16n

Ho Chi Minh City Open University
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c. Tiéu chuan Hurwicz

= Phuong an cé CR 16n nhat sé duagc chon.
" Trong thi du: quyét dinh = nha may 16n
" Nhan xét:
— Khi a = 1: tiéu chua@n Hurwicz chinh la tiéu
chuan Maximax
— Khi a = 0: tiéu chuan Hurwicz chinh la tiéu
chuan Maximin
—Khi a -> 1: lac quan hon
— Khi a -> 0: bi quan hon
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d. Tiéu chuan kha nang nhu nhau
(laplace)

= Tiéu chuan nay dua trén gia dinh kha
nang xay ra cla cac bién co6 la nhu nhau
nén phuong an dugc chon la phuong an
c6 gid tri trung binh 16n nhat.
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Tiéu chuan kha nang nhu
nhau (laplace)

Tinh huOng thi truOng
Phuong an Thi truOng thuan | Thi truOng khong Trung binh
1Gi(3) thudn 10i($)
Xay nha may 16n 200,000 -180,000 10,000
Xay nha may nho 100,000 -20,000 40,000
Khong lam gi ca 0 0 0

Quyét dinh: xay nha may nho
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e. Tieu chuan Minimax

= Minimax hoi tiéc:

» Chon phuong an nham toi thi€u héa thiét hai co hoi t6i da.

Tinh huOng thi truOng
Phuong an Thi truOng thuan Thi truOng khong
10i ($) thuan 10i ($)
Xay nha may 16n 200,000 -180,000
Xay nha may nhd 100,000 220,000
Khong lam gi ca 0 0

Ho Chi Minh City Open University
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Bang thiét hai co hoi
Opportunity Loss Table

Tinh huOng thi truOng
Phuong 4n Thi trudng thudn 10i(S) Thi tru‘(‘jri% ilzl;(;)ng thuan
Xay nha may 16n 200,000 — 200,000 =0 | 0- (-180,000) = 180,000
Xay nha may nhd 200’001%('),%%%000 = | 0-(-20,000) = 20,000
Khong lam gi c3 200,000 — 0 = 200,000 0-0=0
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Tiéu chuan Minimax

Tinh huOng thi truOng

Gia tri thiét hai co

Phuong an Thi truong thuan | Thi truOng khong hoi cuc dai
10i($) thuan 10i($)

X4y nha may 16n 0 180,000 180,000

Xay nha may nho 100,000 20,000 100,000

Khong 1am gi c3 200,000 0 200,000

Quyét dinh: xdy nha may nho

Ho Chi Minh City Open University
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Thi du danh cho ban trén I&p

" Hay thuc tap nhirng gi vua hoc. Dung
bang quyét dinh sau dé tinh
(1) Maximax (2) Maximin (3) Minimax

Tinh hu6ng thi truOng

Phuong an tOt trung binh xau
(%) (%) (%)
fi,ay nhamay | e 09 | 25000 | -40,000
Oon
Xdynhamay | ;00000 | 35000 | -60,000
nho
Khﬁng lam gi 0 3-21 0 0
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5. Ra quyét dinh trong tinh
huéng c6 rdi ro
* a. Gia tri ky vong EMV

* b. Gia tri ky vong cua théng tin hoan hao
EVPI

* c. Gia tri thiét hai co hdi ky vong EOL
* d. Phan tich d6 nhay
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a. Gia tri ky vong EMV

Gia tri ky vong (Expected Monetary Value):

EMYV — EPayoff S, *P(S;)

J=*

nla so bién cd
NoOi cach khac:

EMV(PAI)= Payoff , * P(S,) +
Payoff , * P(S,) + ... + Payoff . * P(S,)
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Thi du cua Thompson Lumber:

Tinh huOng thi truOng
Phuong an Thi truGng thuan Thi truGng khong
10i ($) thuan 10i ($)
Xay nha mdy 16n 200,000 -180,000
Xay nha mdy nhé 100,000 220,000
Khong lam gi ca 0 0
Xac suat 0.5 0.5

Ho Chi Minh City Open University
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Thi du cua Thompson Lumber:

Tinh hudng
Phuong an Thi truOng Thi truong khong EMV
thuan 10i ($) thuan 10i($)

A o, 200,000*0.5 +

Xay nha may 10n 200,000 -180,000 (~180,000)*0.5 = 10,000
, 100,000*0.5 +

Xay nha may nho 100,000 -20,000 (~20,000)%0.5 = 40,000
Khéng lam gi ca 0 0 0*0.5+0*0.5=0
Xéc suat 0.50 0.50

Phuong an c6 gia tri ky vong (EMV) 16n nhat sé duoc chon
1o QUYEL dinh; xay nha may nho
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b. Gia tri ky vong cua théng tin hdoan hao
-Expected Value of Perfect Information (EVPI)

= FVPI la gid cao nhat clia thong tin hoan
hado.

" EVPI la gia tri ky vong khi c6 théng tin
hoan hao (EVWPI — Expected value
with perfect information) tru cho gia tri
cuc dai cua EMV.
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Gia tri ky vong khi c6 théng tin hoan hao
(EVWPI)

n

EVWPI :Zgia_tri_tot_nhat_cua_bien_co) +*P(S))

n: sO bién co
TUc la:
EVWPI = Payoff tot nhat cla S1 * P(S1) +

Payoff tot nhat clla S2 * P(S2) +... +
Payoff tot nhat cla Sn * P(Sn)
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Gia tri ky vong cua théng tin hoan
hao EVPI

EVPI = EVWPI| — maximum EMV

Gi4 tri ky vong khi c6 Gi4 tri ky vong 16n nhat
thong tin hoan hao
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Thi du cua Thompson Lumber:

Tinh hudng

Phuong én Thi rudme | T ruong khong EMV

thuén 10i (%) thugn [0

u 1
1 ] ($)

XAy nha may 10n 200,000 -180,000 10,000
Xay nha may nho 100,000 -20,000 40,000
Khong lam gi ca 0 0 0

200,000%0.5 = o
EVWPI 100,000 0*0.5=0
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Thi du cua Thompson Lumber

EVPI = EVWPI- max(EMV)
= $200,000%0.50 + 0*0.50 - $40,000

= $60,000
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Thi du trén |&p

* Tinh EMV, EVWPI, and EVPI trong thi

au Sau.
Tinh huOng thi truOng
Phuong an Thi truOng tot | Thi trudng TB | Thi trudGng xau
($) ($) ($)
Xay nha may 16n 75,000 25,000 -40,000
Xay nha may nho 100,000 35,000 -60,000
Khéng lam gi ca 0 0 0
Xéc suat 0.4 0.3 0.3
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c. Gia tri thiét hai co hoi ky vong (Expected
Opportunity Loss)
" EOL la chi phi khi khong chon dugc
giai phap tot nhat.
EOL = su hoi tiec ky vong
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Thi du cua Thompson Lumber

Bang thiét hai co hGi — Opportunity Loss Table —

bang EOL
Tinh hudng
Phuong an L o C "
Thi truOng tOt ($) Thi truOng xau ($)

Xay nha may 16n 200,000 - 200,000 0- (-180,000)
Xay nha may nho 200,000 - 100,000 0 — (-20,000)
Khong 1am gi ca 200,000 -0 0-0

Xac sudt 0.50 0.50

Ho Chi Minh City Open University
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Thompson Lumber:
bang EOL

Tinh hu6ng
Phuong an L . C e
Thi truOng tOt ($) Thi truOng xau ($)
Xay nha may 16n 0 180,000
Xay nha may nho 100,000 20,000
Khong 1am gi ca 200,000 0
Xac suat 0.50 0.50
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Thompson Lumber: theo EOL

Phuthg an EOL
Xay nhamay | (0.50)*$0+ | $90,000
16n (0.50)*($180,000)

X4y nha may | (0.50)*($100,000) | $60,000
nhé +(0.50)(*$20,000)

Khong 1am gi | (0.50)*($200,000) | $100,000
cd + (0.50)*($0)

Phuong an cé gia tri EOL nhd nhat sé duoc chon.
Quyét dinh: phuong an xay nha may nho
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d. Phan tich d0 nhay
(Sensitivity Analysis)

Tinh huOng thi truOng
Phuong an Thi truGng thuan Thi truGng khong
10i ($) thuan 10i ($)
Xay nha mdy 16n 200,000 -180,000
Xay nha mdy nhé 100,000 220,000
Khong lam gi ca 0 0
X4c suat p 1-p
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d. Phan tich d0 nhay

~ (Sensitivity Analysis)
Thi du cong ty Thompson Lumber

p: Xac suat xay ra thj truong thuan loi
EMV(nha may 16n):
= $200,000p - (1-p)$180,000

EMV(nha may nho):
= $100,000p - $20,000(1-p)

EMV(khéng lam gi ca):
= $0p + 0(1-p)
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Phan tich dO nhay
(Sensitivity Analysis)

EMY Valuas -'|'

$300,000 |

$200,000 |

$100,000 | i
cin

L =

EMV (large plant)

0 ———

167

$100,000 |

$200,000

Ho Chi Minh City Open University
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Point 2
EMV (small plant)
= MV {do nothing)
615 2

Values of P
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6. Phan tich bién té (Marginal

Analysis)

= P = xac suat ma nhu cau > bén cung.

= 1-P = xac suat ma nhu cau < cung.

= MP =10i bién té (marginal profit).

= ML =10 bién té€ (marginal loss).

= Qui tac quyét dinh t6i uu la:

" P*MP > (1-P)*ML hay

P — M.
MP—AV1.
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a. Phan tich bien té vai phan
phOi rdi rac

Cac budc sur dung
phan phoi rai rac:
* Xac dinh gia tri P
= Lap bang phan phoi xac suat va thém cOt xac suat
cOng don.
" Tang dan muc sdn xuat hodc dat hang dé ban cho
trong khi xac suat cGia ban hang I&n han hodc bang
P
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Café du Donut:

thi du phan tich bien tée
Café du Donut ban mOt g6i banh ngot gia $6. Chi phi lam mot
g6i banh ngot 1a $4. Bang sau day trinh bay phan phOl roi rac
cUa doanh sO cUa Café du Donut.gid thi€t banh ngot c6 han sU

dung trong ngay.
Doanh s6 | Xac su&a ban duoc &
ban ngay muUc nay
(Cartons)
4 0.05
5 O0.15
6 0.15
7 0.20
8 0.25
O 0.10
10 0.10
1.00

Ho Chi Minh City Open University
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Café du Donut:
thi du phan tich bién té

Doanh sO& Xac sud ban Xac sud ban
ban ngay | duct & mUc nay ducc & mUc nay
(Cartons) hoac 1n hon

4 0.05 1.00

5 0.15 0.95

(&) 0.15 0. 80

7 0.20 0.65

8 0.25 0.45

o 0.10 0.20

10 0.10 0.10

1.00

Ho Chi Minh City Open University
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Cafe du Donut:
phan tich bien te
MP = gia ban - chi phi
= $6 - $4 = $2
ML = chi phi = $4

ML

MI. +MP

— 4 -2 —0.667

4 +2 6

do doP =
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Café du Donut:
phan tich bién té

Doanh s&| Xac suda ban duoc | Xac sud&a ban duac
ngay S muUc nay S muUc nay hoac

(Cartons) 1&n hon

4 0.05 1.00 = 0.66

5 O0.15 0.95 = 0.66

6 0.15 0. 80 = 0.66

7 0.20 0.65

8 0.25 0.45

o 0.10 0.20

10 0.10 0.10

1.00
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Thi du tai IGp

Ban ban thung chUra hang v&i gid $15/thung, chi phi cUa
ban 1a $4/case, va ban trd thém $1/thung cho tién hoa
hOng ban hang.

Doanh s6 | Xac su& ban duoc: &
ban ngay mUc nay
(thung)
A4 0.1
5 0.1
6 0.4
4 0.3
38 0.1
1.00
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b. Phan tich bién t_é vGi phan phoi
chuan

= p=doanh s6 trung binh

" g=d0 léch chuan clia doanh soO
= MP = |ai bién té (marginal profit)
" ML =10 bién té (Marginal loss)
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Phan tich bién té véi phan phdi

chuan
« CA&c budc st dung phan phoi chuan :

» Xac dinh gia tri P.

ML

ML+ MP
» Dat P trén du‘dng phan ph0| chuan. Ta tim Z tU bang
phan phoéi chuan chuan tac (the standard Normal
table).

P:

*k

X ~H
o

Z:

> tudotinh: X*
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Thi du:
Tiém bao Joe (1)
Joe ban bao 10000d moi tg. Gia von to bao la
4000d. Doanh s6 trung binh hang ngay cla
tiém 1a 50 to vGi d0 I1éch chuan 1a 10. Gia su
doanh s6 ban bao cua tiém theo phan phoi
chuan. Joe nén mua bao nhiéu to dé€ ban.
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Thi du:
Tiém bao Joe (1)
 ML=4000
« MP=6000
/

o

v

Q
Il
~ O

S

0
_ _ 4000 _
P=ML + MP 40006000 7
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Thi du:
Tiém bao Joe (1)

area_= . 60 area—=_.40

47

ML
LT MP

2 & X

SU dung bang d€ tim Z
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Thi du:
Tiém bao Joe (1)
e Tim X*
' =50
10

025= %

« X*=52.5 hay 53 t0 bao
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Thi du:
Tiém bao Joe (2)

= Joe ban tap chi “Times” vé&i gia 10000d.
Tap chi nay phai lay ti xa nén chi phi
tang 1én dang ké so vai bao thudng. Joe
phai tra 8000d cho moi to “Times.” doanh
thu trung binh hang ngay cua “Times” la
100 tO vaéi do Iéch chuan la 10. Gia su
doanh s6 ban “Times” tuan theo phan

phoi chuan. Joe nén lay bao nhiéu to
“Times” dé ban?
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* MP=$0.2
* ML=$0.8
* P=0.8

Area under the Curve is 0.80

X* u =100

Optimal Stocking Policy (92 Newspapers)

I=JJ
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e Tim X* 0.pq X210
) 10

e X*=-8.4+100 = 92 {0
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